INTEREST RATES AND BOND YIELDS

Short-term interest rates fell in September.
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5.42 6.82 7.86 8.14 6.89 8.77 5.85 5.45 8.46 5.69 9.32
3.45 5.30 7.01 7.67 6.41 8.14 3.80 3.25 6.25 3.52 8.24
3.02 4.44 5.87 6.59 5.63 7.22 3.30 3.00 6.00 3.02 7.20
4.29 6.27 7.09 7.37 6.19 7.96 4.93 3.60 7.15 4.21 7.49
5.51 6.25 6.57 6.88 5.95 7.59 5.93 5.21 8.83 5.83 7.87
5.02 5.99 6.44 6.71 7.37 5.42 5.02 8.27 5.30 7.80
5.07 6.10 6.35 .6 7.26 5.62 5.00 8.44 5.46 7.71
4.81 5.14 5.26 6.53 4.92 8.35 5.35 7.07
4.66 5.49 5.65 7.04 4.62 8.00 4.97 7.04
5.85 6.22 6.03 7.62 * 5.73 9.23 6.24 7.52
2000: Sept .ocoveenene 6.00 6.02 5.80 7.62 * 6.00-6.00 9.50-9.50 6.52 7.52
Oct 6.10 5.85 5.74 7.55 * 6.00-6.00 9.50-9.50 6.51 7.53
Nov .. 6.19 5.79 5.72 7.45 * 6.00-6.00 9.50-9.50 6.51 7.47
Dec 5.83 5.26 5.24 7.21 * 6.00-6.00 9.50-9.50 6.40 7.40
2001: Jan .o 5.27 4.77 5.16 715 * 6.00-5.00 9.50-9.00 5.98 7.20
Feb .. 4.93 4.7 5.10 7.10 * 5.00-5.00 8.50-8.50 5.49 7.10
4.50 4.43 4.89 6.98 * 5.00-4.50 8.50-8.00 5.31 7.04
3.92 4.42 5.14 7.20 * 4.50-4.00 8.00-7.50 4.80 7.07
3.67 4.51 5.39 7.29 * 4.00-3.50 7.50-7.00 4.21 712
3.48 4.35 5.28 7.18 * 3.50-3.25 7.00-6.75 3.97 712
3.54 4.31 5.24 713 * 3.25-3.25 6.75-6.75 3.77 711
3.39 4.04 4.97 7.02 * 3.25-3.00 6.75-6.50 3.65 715
2.87 3.45 4.73 717 * 3.00-2.50 6.50-6.00 3.07 | s
Week ended:
2001: Sept 15 ...... 3.18 4.68 5.03 7.00 * 3.00-3.00 6.50-6.50 3.49
22 .. 2.56 4.70 5.10 7.34 * 3.00-2.50 6.50-6.00 2.47
29 ... 2.38 4.66 5.20 7.27 * 2.50-2.50 6.00-6.00 2.99
Oct 6 ... 2.32 4.53 5.06 7.06 * 2.50-2.00 6.00-5.50 2.71

! Bank-discount basis.

2Yields on the more actively traded issues adjusted to constant maturities by the Treasury
Department.

3 Weekly data are Wednesday figures.
e effective rate for year; opening and closing rate for month and week.
5 average of the rates on a given day weighted by the volume of trans-

actions at these rates.

30

6 Effective rate (in the primary market) on conventional mortgages, reflecting fees and
charges as well as contract rate and assumed, on the average, repayment at end of 10 years.

*Series no longer published by Federal Reserve (FR). See FR release H. 15 Selected Interest
Rates, May 12, 1997.

Sources: Department of the Treasury, Board of Governors of the Federal Reserve System,
Federal Housing Finance Board, Moody’s Investors Service, and Standard & Poor’s.



